Yiel

N7

m JSE

Currency Future Detailed Turnover

/4N
JSE Interest Rate Exchange Date03/07/2009
Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
jOption On Sep 2009 $ /R 8.1 Call
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 261.1800 26,118,000.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 261.1800 26,118,000.00
Total $ /R Currency Future 200 200,000.00 52,236,000.00
Sep 2009 $ / R Currency Future
$ / R 14/09/2009 Currency Future Sell 1 1,000 1,000.00 8.0210 8,021.00
$ / R 14/09/2009 Currency Future Buy 1 1,000 1,000.00 8.0210 8,021.00
$ / R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 7.9760 15,952.00
$ / R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 7.9760 15,952.00
$ /R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 7.9760 15,952.00
$ / R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 7.9760 15,952.00
$ / R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 8.0500 16,100.00
$ / R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 8.0500 16,100.00
$ / R 14/09/2009 Currency Future Sell 4 1,000 4,000.00 7.9800 31,920.00
$ / R 14/09/2009 Currency Future Buy 4 1,000 4,000.00 7.9800 31,920.00
$ / R 14/09/2009 Currency Future Sell 4 1,000 4,000.00 7.9950 31,980.00
$ / R 14/09/2009 Currency Future Buy 4 1,000 4,000.00 7.9950 31,980.00
$ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 8.0795 40,397.50
$ / R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 8.0795 40,397.50
$ / R 14/09/2009 Currency Future Buy 6 1,000 6,000.00 7.9760 47,856.00
$ / R 14/09/2009 Currency Future Sell 6 1,000 6,000.00 7.9760 47,856.00
$ / R 14/09/2009 Currency Future Buy 8 1,000 8,000.00 8.0369 64,295.20
$ / R 14/09/2009 Currency Future Sell 8 1,000 8,000.00 8.0369 64,295.20
$ / R 14/09/2009 Currency Future Sell 10 1,000 10,000.00 8.0200 80,200.00
$ / R 14/09/2009 Currency Future Buy 10 1,000 10,000.00 8.0200 80,200.00
$ /R 14/09/2009 Currency Future Sell 10 1,000 10,000.00 8.0245 80,245.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
€ /R 14/09/2009 Currency Future Buy 3 1,000 3,000.00 11.2400 33,720.00
€ /R 14/09/2009 Currency Future Sell 3 1,000 3,000.00 11.2400 33,720.00
Total €/R Currency Future 6 6,000.00 67,440.00

Dec 2009 $ / R Currency Future
$ /R 14/12/2009 Currency Future Sell 2 1,000 2,000.00 8.2060 16,412.00
$ /R 14/12/2009 Currency Future Buy 2 1,000 2,000.00 8.2060 16,412.00
$ /R 14/12/2009 Currency Future Buy 2 1,000 2,000.00 8.2075 16,415.00
$ /R 14/12/2009 Currency Future Sell 2 1,000 2,000.00 8.2075 16,415.00
$ /R 14/12/2009 Currency Future Sell 6 1,000 6,000.00 8.1790 49,074.00
$ /R 14/12/2009 Currency Future Buy 6 1,000 6,000.00 8.1790 49,074.00
$ / R 14/12/2009 Currency Future Buy 8 1,000 8,000.00 8.1845 65,476.00
$ /R 14/12/2009 Currency Future Sell 8 1,000 8,000.00 8.1845 65,476.00
$ / R 14/12/2009 Currency Future Buy 60 1,000 60,000.00 8.1900 491,400.00
$ /R 14/12/2009 Currency Future Sell 60 1,000 60,000.00 8.1900 491,400.00
$ /R 14/12/2009 Currency Future Buy 60 1,000 60,000.00 8.1763 490,578.00
$ /R 14/12/2009 Currency Future Sell 60 1,000 60,000.00 8.1763 490,578.00
$ /R 14/12/2009 Currency Future Sell 200 1,000 200,000.00 8.1893 1,637,860.00
$ /R 14/12/2009 Currency Future Buy 200 1,000 200,000.00 8.1893 1,637,860.00
$ / R 14/12/2009 Currency Future Buy 245 1,000 245,000.00 8.1889 2,006,280.50
$ /R 14/12/2009 Currency Future Sell 245 1,000 245,000.00 8.1889 2,006,280.50
Total $ / R Currency Future 1,166 1,166,000.00 9,546,991.00

Dec 2009 £/ R Currency Future
£/ R 14/12/2009 Currency Future Buy 1 1,000 1,000.00 13.3920 13,392.00
£ / R 14/12/2009 Currency Future Sell 1 1,000 1,000.00 13.3920 13,392.00
Total £/R Currency Future 2 2,00000 26,784.00

Mar 2010 $ / R Currency Future
$ /R 15/03/2010 Currency Future Buy 1 1,000 1,000.00 8.2792 8,279.20
$ /R 15/03/2010 Currency Future Sell 1 1,000 1,000.00 8.2792 8,279.20
Total $ /R Currency Future 2 2,00000 16,558.40

Mar 2010 € / R Currency Future
€ /R 15/03/2010 Currency Future Buy 8 1,000 8,000.00 11.6981 93,584.80
€/R 15/03/2010 Currency Future Sell 8 1,000 8,000.00 11.6981 93,584.80
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Total € / R Currency Future 16 16,000.00 187,169.60

Grand Total for Currency Future Detailed Turnover 9,176 9,176,000.00 126,903,881.40
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